‘2000 INDEX OF ARTICLES ttm in parentheses are key topics 


Features 

Day Trading Techniques 

A day-trader’s secrets (guidelines for day-traders) 

_ January p. 52 

Fade ’em (trading false breakouts) February p. 30 

Surviving the traps of day-trading (using long-  ~ 
term patterns) March p. 34 

Stop right here (using stops) Apmil p. 34 

Risky business (reducing day-trading risks) 
May p. 36 

Follow the action (monitoririg range) June p. 34 

Day-trading ins and outs (honing entries and 
exits) July p. 36 

Journal analysis (journal nen and trading) 
August p. 32 

In the still of the night (overnight trading) 
September p. 34 

Looking for a method behind the madness (trad- 
ing axioms) October p. 34 

Yop! can take it with you (electronic trading) 
November p. 38 

Day-trading around the programs (understanding 
program trading) December p. 32 


Equity Trader 

Back to the futures (using technical analysis tools) 
May p. 40 

Charting the future* (Q&A with Louise Yamada) 
June p. 40 

Hidden value strategies (uncovering company 
investments) July p. 40 

The new stock strategy — Buy and sell (using 
futures strategies) August p. 36 

Stocking up with futures information (stocks con- 
nection to futures) September p. 38 

Point out potential & figure the risk (point and fig- 
ure charts) October p. 38 

Message boards speak volumes — and volatility 
(deciphering message boards) November p. 42 

A time for covered-call writing (timing in the mar- 
kets) December p. 38 


Futures 101 

Is it the time for the season(al)? (trading seasonal 
tendencies) January p. 70 

The development of a breakout (using breakouts) 
February p. 60 

The ups and downs of volatility (grasping volatili- 
ty) March p. 62 

Tools of the trade (common trading tools) 
April p. 70 

Yield to the curve (examining the yield curve) 
May p. 66 

The best reads for traders (recommended books 
for traders) June p. 68 

Opting for options (basics of options) July p. 70 

A tale of two stock traders (two stock traders tell 
their stories) August p. 64 

The costs of entry (membership costs) 
September p. 66 

Spread trading 101 (understanding spreads) 
October p. 62 

Developing a trading plan (structuring a plan) 
November p. 70 

By discretion or by design (discretionary vs. 
systematic trading) December p. 60 


Managed Money 
A bright future a-hedge? (future of hedge funds) 
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February p. 64 

Raising the white flag (CFTC vs. freedom of 
speech) April p. 74 

Regulation afoot? (new regulators for hedge 
funds) May p. 70 

Navigating electronic marketing rules (online 
marketing) June p. 72 

Diligent due diligence (understanding due dili- 
gence) July p. 74 

Choice investments (pros and cons of managed 
funds) August p. 70 

Diversification done right (using diversification) 
September p. 70 

Hot, new CTAs (top new traders) October p. 66 

The state of managed futures (examining man- 
aged futures) November p. 74 

Are you over-invested in equities? (diversifying a 
portfolio) December p. 56 


Markets 

The death of deflation* (economic outlook) 
January p. 28 

Balancing act: Opec aims for steady prices* 
(Opec and oil prices) February p. 24 

Investors, please retum to your seats (market cor- 
rections) March p. 26 

Euros on the rebound (comeback for the euro?) 
April p. 26 

Metals looking a little rusty (metal markets weak- 
ening) May p. 26 

Boom or bust: grains got pains (extremes of 
grains) June p. 26 

Will higher rates cool the economy?* (affects of 
interest rate hikes) July p. 26 

Batten down the hatches: Volatility ahead* (trad- 
ing stock indexes) August p. 24 

Same song, second verse: Euro stronger (eventu- 
ally), yen worse* (currency outlook) 
September p. 24 

Can a market ‘cure’ work magic again in energy? 
(bull run for oi!) October p. 26 

Any sunshine on gloomy forecast? (supply fore- 
casts) November p. 30 

The story of three bears (rebound for certain softs) 
December p. 28 


Technology & Trading 

Technology and the trading revolution (technolo- 
gy advancements) January p. 58 

2001: A trading journey (inefficiencies and soft- 
ware) January p. 64 

Making a smart system smarter (neural networks 
and genetic algorithms) February p. 54 

Journey’s end (applying neural networks) 
March p. 52 

The big picture: Portfolio optimization (using 
Excel on portfolios) April p. 60 

How to be a techno trader (trading basics for tech- 
nology) May p. 60 

Enhancing trading with technology (technology 
basics for trading) June p. 56 

Digging through the noise of the S&P 500 (fast 
fourier basics) June p. 60 

Inside a computerized trader’s toolbox (tools for 
technological traders) July p. 60 

Day-trading a quieter S&P 500 (using fast fourier 
analysis in a trading system) July p. 64 

Do you want to be a millionaire? (money manage- 
ment strategy) August p. 54 

Making money from memories (using weighted 
models) August p. 58 


* Cover stories 


Reining in risk (pros and cons of fixed fractional, 
fixed ratio trading) September p. 56 

Money management: The next generation (devel- 
oping new strategies) October p. 54 

High-tech analysis for high-flying stocks (using 
futures analysis for stocks) November p. 56 

Hoodwinked by randomness (examining in-sam- 
ple data) December p. 50 


Trade Trends 

1999’s tops and bottoms (best and worst of 1999) 
January p. 74 

Learning from the legends (study of success) 
February p. 72 

Top Traders: Riding the volatility wave* (the 
year’s top performefs) March p. 66 

Setting a new course: Deregulation ahead (deregu- 
lating the futures industry) March p. 72 

Trader’s view of the world* (Eurex claims top 
spot) April p. 78 

Generating change: The risks of electronic trad- 
ing* (electronic trading and risk) May p. 78 

Gentlemen, start your exchanges (growth of elec- 
tronic exchanges) June p. 76 

Throwing the switch: Exchanges plug in (chal- 
lenges of electronic exchanges) July p. 78 

The rogues 2mong us (notorious rogue traders) 
August p. 76 

Weighing their options (changes for options 
exchanges) September p. 73 

How will the markets decide?* (election and the 
markets) October p. 70 

Going electronic (electronic trading boom) 
November p. 86 

Top 50 brokers* (ranking of largest brokers) 
December p. 62 


Trading Techniques 

Trading Greenspan (monitoring markets with 
Greenspan) January p. 34 

The right stuff (Q&A with Bruce Hauptman) 
January p. 38 


Spreading the wealth (basics of spreads) 
January p. 42 


If you’re reading this, it didn’t happen (oats/notes 
spread) January p. 46 

KC and the Sunshine Band (trends in coffee) 
February p. 34 

Opposites attract (trading with divergence) 
February p. 38 

Putting the odds in your favor (using options 
spreads) February p. 46 

Integrating wave analysis (combining wave analy- 
sis) February p. 50 

New view (Market Profile) March p. 38 

Judging breakouts (fractal geometry and break- 
outs) March p. 42 

Look back in anger (lookback options) 
March p. 48 

Volatility ow (volatility and price shifts) 
April p. 3 

Rating the eats (using COT reports) April p. 44 

The CIA explains (Cycle Identification 
Algorithm) Apri! p. 50 

Choose your friends, choose your options (using 
chooser options) April p. 56 

Avoiding the not so obvious (trading situations to 
avoid) May p. 44 

Lose control (tips on Market Profile) May p. 50 

Compounding the problem (compound options) 
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Reining in risk (pros and cons of fixed fractional, 
fixed ratio trading) September p. 56 

Money management: The next generation (devel- 
oping new strategies) October p. 54 

High-tech analysis for high-flying stocks (using 
futures analysis for stocks) November p. 56 

Hoodwinked by randomness (examining in-sam- 
ple data) December p. 50 
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1999’s tops and bottoms (best and worst of 1999) 
January p. 74 

Learning from the legends (study of success) 
February p. 72 

Top Traders: Riding the volatility wave* (the 
year’s top performefs) March p. 66 
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How will the markets decide?* (election and the 
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Going electronic (electronic trading boom) 
November p. 86 

Top 50 brokers* (ranking of largest brokers) 
December p. 62 


Trading Techniques 

Trading Greenspan (monitoring markets with 
Greenspan) January p. 34 

The right stuff (Q&A with Bruce Hauptman) 
January p. 38 


Spreading the wealth (basics of spreads) 
January p. 42 


If you’re reading this, it didn’t happen (oats/notes 
spread) January p. 46 

KC and the Sunshine Band (trends in coffee) 
February p. 34 

Opposites attract (trading with divergence) 
February p. 38 

Putting the odds in your favor (using options 
spreads) February p. 46 

Integrating wave analysis (combining wave analy- 
sis) February p. 50 

New view (Market Profile) March p. 38 

Judging breakouts (fractal geometry and break- 
outs) March p. 42 

Look back in anger (lookback options) 
March p. 48 

Volatility ow (volatility and price shifts) 
April p. 3 

Rating the eats (using COT reports) April p. 44 

The CIA explains (Cycle Identification 
Algorithm) Apri! p. 50 

Choose your friends, choose your options (using 
chooser options) April p. 56 

Avoiding the not so obvious (trading situations to 
avoid) May p. 44 

Lose control (tips on Market Profile) May p. 50 

Compounding the problem (compound options) 





May p. 56 

Ratio retracements (using retracement analysis) 
June p. 44 

Opinion oscillator (trading the Psychological 
Index) June p. 48 

The Mid-Ocean Club (Bermuda options) 
June p. 52 

Trading and biases don’t mix (common mistakes) 
July p. 44 

The price of frame (analyzing different time 
frames) July p. 50 

Not all it’s cracked up to be (spread options) 
July p. 56 ; 

Market force (monitoring moves with momen- 
tum) August p. 42 

Something’s a-skew (implied volatility and 
spreads) August p. 46 

Don’t leave home without them (hedging with 
quantos options) August p. 50 

Everybody’s got to swing (swing options) 

, september p. 42 

Daily analysis: The value added challenge (using 
futures analysis) September p. 46 

Detecting trading system failure (finding system 
problems) September p. 50 

On and off, in and out, up and down (binary 
options) October p. 42 

Trading scarcity (market relationships and timing) 
October p. 48 

Three-dimensional risk managefnent (managing 
leverage) October p. 52 

High probability trading (using probability bands) 
November p. 46 

Crushing Miss Elsie (cattle crush) 
November p. 50 

A fundamental change (fundamental analysis) 
December p. 42 

Every spread tells a tale (spreading the Nasdaq 
and Dow) December p. 46 


Departments 

Book Reviews 

Derivatives: A Manager’s Guide to the World’s 
Most Powerful Financial Instruments by Philip 
McBride Johnson, February p. 85 

Patterns in the Dark by Edgar E. Peters, 
March p. 75 

Mastering Technical Analysis by Michael C. 
Thomsett, April p. 93 

Options On Foreign Exchange by David F. 
DeRosa, May p. 93 

Contrary Opinion by R. Earl Hadady, June p. 80 

How I Trade for a Living by Gary Smith, 
July p. 77 

Speculative Capital: The Invisible Hand of Global 
Finance by Nasser Saber, August p. 79 

Speculative Capital & Derivatives: The Nature of 
Risk in Capital Markets by Nasser Saber, 
August p. 79 

Encyclopedia of Chart Patterns by Thomas 
Bulkowski, October p. 85 

Outperform the Dow by Gunter Meissner and 
Randall Folsom, November p. 105 

When Genius Failed: The Rise and Fall of Long- 
Term Capital Management by Roger 
Lowenstein, December p. 75 


Editor’s Note 


Millennium fever, January p. 8 
Uncharted waters, February p. 8 
Protect yourself, March p. 8 


New world order? April p. 8 

Rock ’n roll, May p. 8 

Political recharge, June p. 8 

Dear Mr. Greenspan, July p. 8 
Common sense, August p. 8 

Floor trader games, September p. 8 
Market call? October p. 8 

Inside the numbers, November p. 8 
New play books, December p. 8 


Market Strategy 


Strangle the new year, January p. 26 
Fiscal turn will lead to euro/yen turn, 

February p. 22 
The bear growls for T-bonds, March p. 31 
Secular bull rally in store for T-bond yields, 

April p. 32 
Weather risk offers options play, May p. 32 
Riding the Nasdaq: Expect volatility, June p. 32 
Natural gas: Thrills, chills and spills, July p. 33 
Trading the financial markets wisely, August p. 30 
Trouble in Japan will boost euro, November p. 36 
Markets at brink of event horizon, October p. 32 
Can yen/dollar stave off corn bears? 

December p. 26 


Market Watch 

Fed outlook for 2000, January p. 33 

Tough job for world’s greatest banker, March p. 30 

Greenspan puts legacy on line in managing 2000 
economy, May p. 34 

Will Fed buy slowing economy? July, p. 32 

Has the Fed really finished raising rates? 
September p. 32 

Who does the Fed want? November p. 28 


Nuts & Bolts 
Getting the visual edge, April p. 68 


Online Trading 

Safety net, May p. 69 

Web ups ante in COT game, June p. 66 

Love sick? July p. 68 

Site blends fantasy, reality, September p. 65 
Education regulation, October p. 60 

Trading inside the (black) box, December p. 55 


Software Review 


TradeStation 2000i, January p. 68 

ProTA Gold, February p. 57 

Test driving statistical software (Statistica 99, S- 
Plus 2000 and SPSS 10), March p. 58 

Opti-Calc Analysis, April p. 66 

ProphetX on the Net, May p. 64 

Bridge/CRB SystemMaker, June p. 64 

GannTrader 3.0, July p. 69 

MetaStock 7.0, August p. 61 

Software roundup, September p. 60 

Unfair Advantage’s Trading System Performance 
Evaluator, October p. 58 

Real-time feeds: Rating the data* (comparing 
real-time data providers) November p. 60 

Forex Trader 2.0, December p. 53 


Trader Profile 

Michael Boiron: Mastering the balancing act, 
January p. 90 

David Beach: Seeking patterns in the markets, 
February p. 86 

William Kooyer: Master of discretion, 


March p. 86 

Kevin T. O’Doherty: Class and consistency, 
April p. 94 

Mary Gunter: Conservatively successful, 
May p. 94 

Richard Whited: Followifig the trend to success, 
June p. 94 

Harey Israel: Educating traders for success, 
July p. 90 

Scott Kimple: Mastering a dangerous game, 
August p. 86 

Philip Stanley: A technically fundamental 
approach, September p. 86 

Michael Neubauer: Locking for action, 
October p. 85 

Jerome D. Abernathy: Redefining the trading 
advisor, Novembé p. 106 

Paul Gleeson: Exploiting normalcy, 
December p. 86 


Trendlines 


January, p. 12 — Deregulation gathers momen- 
tum * Hong Kong may join alliance « 
CBOT members say yes * Court upholds 
Guttman’s ban 

February, p. 10 — CBOT up in arms ¢ Taking 
stock * Free speech OK? * CME traders 
punished 

March, p. 12 — Merrill Lynch dumps commodi- 
ties * Armstrong jailed * Wheat traders lose 
appeal * CME files for stock release * Green 
light ahead for CBOT plan 

April, p. 12 — Judge rejects special treatment of 
FCM clients * Change in order at CME » 
Merrill Lynch dumps energies * CFTC plan 
receives warm reception ¢ E-mailer settles ¢ 
Restructuring plan 

May, p. 12 — Online exchanges mounting chal- 
lenges ¢ Three charged in scam * Merger in the 
air * Liffe to become fully electronic 

June, p. 12 — Deregulation still on track ¢ Refco 
clerks settle e CFTC makes example of Web 
sites * Donovan out, CBOT searches for new 
chief exec * For-profit plan receives OK 

July, p. 12 — Default triggers lawsuit * Congress 
pushes on with reauthorization * Exchanges 
settle * Passing the torch? * Chicago exchanges 
take on new look 

August, p. 10 — New York traders unsettled; still 
awaiting money * Merton Miller dies at 7 « 
Deregulation bill debated * CFTC joins sweep * 
CBOT sues CBOE over rights 

September, p. 12 — CME’s new rules raise 
rumors, Congressional ire * Thompson dead at 
51 * UBS goes on merger mode * Quick 
change artist caught * New York settles ¢ 
Unbridled market 

October, p. 10 — Mergeless in Chicago ¢ 
Architect of world’s busiest exchange exits ¢ 
Futures trading IRAs still in limbo * Traders 
redeemed, CME regroups * CFTC keeps 
watchful eye  a/c/e forges U.S.-German union 

November, p. 14 — Regulators relent as London 
plans single stock futures « Chartview: U.S. 
automation leads Europe * CFTC has busy 
month busting heads * ED&F Man to buy First 
American * CBOT seeks leader 

December, p. 12 — CME goes for-profit * Front- 
end software firms consolidate « Hot markets 
for hedge funds ¢ Single stocks launched over- 
seas * Brokers blend 
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